Appendix B: Details of Estimation Procedure
Define the following indicator functions:
The observed data likelihood is given by:
The integrals:
du were computed by adaptive quadrature using the 'integrate' function in R.
The Metropolis-Hastings algorithm is used to draw parameters. The chain is run for 50,000 iterations, after a 10,000 iteration burn-in period with 5,000 draws from the posterior distribution saved for each parameter by taking every 100th draw from the post burn-in iterations. All of the proposal distributions are normal and centered at the most recent parameter draw. For the shape parameters, the proposal distribution is truncated at 0. For each study, the variance of the proposal distribution for each parameter is adjusted so that each of the resulting acceptance rates are close to 40%. 
